A Two-Time-Scale Neurodynamic Approach to Constrained Minimax Optimization.
This paper presents a two-time-scale neurodynamic approach to constrained minimax optimization using two coupled neural networks. One of the recurrent neural networks is used for minimizing the objective function and another is used for maximization. It is shown that the coupled neurodynamic systems operating in two different time scales work well for minimax optimization. The effectiveness and characteristics of the proposed approach are illustrated using several examples. Furthermore, the proposed approach is applied for H∞ model predictive control.